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Abstraksi 
 
Penelitian ini bertujuan untuk menganalisis pengaruh harga saham, trading 
volume activity, risiko saham, dan return saham terhadap bid ask spread. Dengan 
menggunakan sampel 17 perusahaan periode 2014 – 2017 yang terdaftar pada 
indeks INFOBANK15 Bursa Efek Indonesa. Penelitian ini diuji dengan 
menggunakan regresi linier berganda. Hasil Penelitian menunjukkan bahwa harga 
saham, trading volume activity, risiko saham, dan return saham berpengaruh 
terhadap bid ask spread. 
 
Kata Kunci : Bid Ask Spread, Harga Saham, Trading Volume Activity, Risiko 
Saham, Return Saham 
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Abstract 
 
This study aims to analyze the effect of stock prices, trading volume activity, stock 
risk, and stock returns on bid ask spread. Using a sample of 17 companies in the 
period 2014-2017 which are listed on the INFOBANK15 Indonesia Stock 
Exchange index. This study was tested using multiple linear regression. Research 
results indicate that stock prices, trading volume activity, stock risk, and stock 
returns affect bid ask spread. 
 
Keywords: Bid Ask Spread, Stock Price, Trading Volume Activity, Stock Risk, 
Stock returns 
